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July 11, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end April 30,
2011.

If you have any questions, please feel free to contact me.

Sincerely,

Robert Thornton

Director - Gas & Regulatory Accounting
704-731-4148

Robert.Thornton@Piedmontng.com

Enclosures

C: ORS

4720 Pedmont Row Drive • Charlotte NC 28210

piedmontng.com
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Natural Gas

July 11, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end April 30,
2011.

If you have any questions, please feel free to contact me.

Robert Thornton
Director — Gas & Regulatory Accounting
704-73 1-4148
Robert.Thornton Piedmontng. corn

Enclosures

C: ORS

ro p n mnt p; o cr ~ t I ep,)tt'.
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Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon
April-11

(2)

14

14
15.50

217.00

A

A

of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)

(1)

26,817.00

26,817.00
217.00

26,600.00

B

B

of B's

Less: Fees (Expenditures)
Option Premium

D

of D's

Activity in Account
Debits

26,817.00

263.50

28,526.50

Credits

26,817.00

25,830.00
2,960.00

55,607.00 55,607.00

55,607.00

(55,607.00)

(3)

C

C

C

_- of C's

of C'S

>" of D'S

P&L and Cash Activity per ADM statement
Reverse ADM accrued 3/11
ADM accrual in 4/11

P&L and Cash Activity

(5)

9
8

17
15.50

263.50

E

E

_" of E's

Commission and Fees rate
Total Fees (Receipts)

(4) (28,790.00)
(5) 263.50

(28,526.50)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) - Interest from ADM

G:\GasAccounting\GASACC\HEDGING\HEDGING\Detail for SC ADM and BP activity APR 11 ADM
6/21/2011 3:52 PM

Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

April-1 1

(2)

14 A

A

14 Z of A's

15.50 Commission and Fees rate
217 00 Total Commission and Fees (Expenditures)

(2)

(1)

26,817.00 B

B

26,817.00 Z of B's

217.00 Less: Fees (Expenditures)
26,600.00 Option Premium

Activi in Account
Debits Credits

D 26,817.00
26,817.00 c

D 263. 50
25,830.00 c
2,960.00 c

28,526.50

7 of D's 55,607.00 55,607.00 K of c's

55,607.00 Z of c's
~55,607.Dtl X

P&L and Cash Activity per ADM statement
Reverse ADM accrued 3/11
ADM accrual in 4/11
P&L and Cash Activity

9 E

8 E

17 X of E's

15.50 Commission and Fees rate
263.50 Total Fees (Receipts)

(4)

(s)

(28,790 00) Proceeds from positions (Receipts)
263.50 Total Fees (Receipts)

(28,526.50) Futures P&L per ADM statement

Interest from ADM

GAGasAccounting)GASACC)HEDGING)HEDGING)Detail for SC ADM and BP activity APR 11 ADM
6/21/2011 3'52 PM



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

141 W. Jackson Bird • Suite ]600A

Chicago, n os 60604-3190

MON [HLY COMMODI I ¥ S f Ai E_,'IE N [

STATEMENT DATE: APR 29, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * YOUR ACTIVITY THIS MONTH * * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

4/04/1 14 CALL APR 12 NYM NAT GAS E 6000 C NET PREM US 26,817.00

4/05/1 WIRE TRANSFER REC WIREREC US 26,817 . 00

WIRE TRANSFER RECEIVED

4/26/1 9 CALL MAY ii NYM NAT GAS E 4100 C EXER/ASSN US .00

4/26/1 8 CALL MAY II NYM NAT GAS E 4350 C EXER/ASSN US .00

4/26/1 EXER 9LNK410C /SLNK435C ADJUSTMENT US 263.50

07NG 00000

4/26/1 EXER 9 LNK 4100 CALLS ADJUSTMENT US 25,830.00

07NG 00000

4/26/1 EXER 8 LNK 4350 CALLS ADJUSTMENT US 2,960.00

07NG 00000

4/27/1 9 CALL MAY ii NYM NAT GAS E 4900 C EXPIRE US .00

4/27/1 17 CALL MAY II NYM NAT GAS E 6100 C EXPIRE US .00

4/29/1 WTRF OUT CASH US 28,526.50

* * * * * * * * * * * * * * * * P O S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

3/02/1 9 CALL JUN II NYM NAT GAS E 4200 C .1650 US 46,737.00

9* OPTION MARKET VALUE .5193 46,737.00"

44,820.00 LIM EXPIRE 5/25/11

AVERAGE LONG: .16500

LAST TRADE DATE: 5/25/11

3/02/1 8 CALL JUL ii NYM NAT GAS E 4450 C .1620 US 35,104.00

8* OPTION MARKET VALUE .4388 35,104.00"

24,880.00 LIM EXPIRE 6/27/11

AVERAGE LONG : .16200

LAST TRADE DATE: 6/27/11

3/02/1 8 CALL AUG ii NYM NAT GAS E 4600 C .1670 US 34,576.00

8 * OPTION MARKET VALUE .4322 34,576.00 *

16,160.00 LIM EXPIRE 7/26/11

AVERAGE LONG: .16700

LAST TRADE DATE: 7/26/11

10/27/0 I0 CALL JUN ii NYM NAT GAS E 4700 C .2380 US 16,870.00

i0" OPTION MARKET VALUE .1687 16,870.00"

EXPIRE 5/25/11

AVERAGE LONG : .23800

LAST TRADE DATE: 5/25/11

10/29/0 9 CALL JUN II NYM NAT GAS E 4750 C .2350 US 13,167.00

9* OPTION MARKET VALUE .1463 13,167.00"

EXPIRE 5/25/11

AVERAGE LONG: .23500

ADM INVESTOR 81_t111/II_f_1_ Ill¢,_a whcr_/_rled subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECIED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

!iF TAINF(_q IAX F4F.C('I_I.!S SUBJECTTO _,ERMSAND CONDITIONSON REVERSE SiDE CODEDSYMi-;(3['.-;AF_EEXPLAINFDON RE![_R_:EJ,qlD_

? ADJAII INVESTOR SERVICES, liNC.
C hu11 "0 Bo u'lI rlI TIXIIIL'uild ulo

I-I I YV I,ILI.SI&n I)IVII ~ huiti lhOOA

ADM ( hicaBrr, iilinius FTOII!)3-TIOO

I, ", I -I,Y I OIYIJIODI I Y; IIII I'„ I 4 i

STATEMENT DATEr aPR 29, 2011

ACCOtlNT NUMSBRI 121 X2068

SALBSMAN NUMBERr 121 X121

INTRODUCED BY: RBC'WEALTH'MANAGEMBNT
1704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARS UNABLE TO RESOLVE WITH YOUR SROKBR,
PLBASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

* * * * * * * Y 0 U R A C T I V I T Y T H I 8 M 0 N T H

DATE

4/04/1

4/05/I

LONG/SUY SHRT/SELL DBSCRZPTZON EX PRICE/LEGND CC DEBIT

WIRE TRANSPER REC
WIRE TRANSPER RECEIVED

WIREREC US

CALL APR 12 NY)l NAT QAS E 6000 C NET PREM US 26. 817. 00

CREDIT

26,817.00

4/26/1
4/26/1
4/26/1

4/26/1

4/26/1

CALL
CALL
EXER
07NG
RXRR
07NG
EXER
07NG

MAY 11 NYM NAT GAS E 4100
WAY 11 NYM NAT QAS 8 4350
9LNK410C /8LNK435C

00000
9 LNK 4100 CALLS

00000
8 LWK 4350 CALLS

00000

C SEER/ABSN US
C EXBR/ASSN US

ADJUSTMENT VS

ADJUSTMBNT VS

ADJUSTMSNZ VS

263.50

.00

.00

25,830.00

2,960.00

4/27/I
4/27/1

4/29/1

9
17

CALL MAY 11 NYM NAT QAS S 4900 C
CALL MAY 11 NYW NAT QAS 8 6100 C

WTR8 OUT

EXPIRB US
EXPIRE U6

CASH US 28,526.50

.00

.00

***POSITIONS IN YOUR ACCOUNT
3/02/1

3/02/1

3/02/1

10/27/0

10/29/0

9
9*

8
8*

8
8*

10
10

9
9*

CALL JUN 11 NYW NAT GAS E 4200 C
OPTION MARKET VALUE

44,820.00 LZM EXPIRE 5/25/11
AVERAGE LONG: .16500

LAST TRADE DATE: 5/25/11

CALL JVL 11 NYM NAT GAS E 4450 C
OPTION MARKET VALUE

24,880.00 LIW EXPIRE 6/27/11
AVERAGE LONQr .16200

LAST TRADE DATE: 6/27/11

Catt, aVG 11 NYW NaT Gas 8 4600 c
OPTION MARKET VALUE

16,160.00 LIM EXPIRE 7/26/11
AVSRAGB LONGr .16700

LAST TRADB DATBI 7/26/11

CALL JUN 11 NYM NAT GAS E 4700 C
OPTION MARKET VALUE

BXPIRS 5/25/11
AVERAGE LONQr .23800

LAST TRADE DATEr 5/25/11

CALL JUN 11 NYM NAT GAS 8 4750 C
OPTION MARKET VALUE

EXPIRE 5/25/11
AVERAGE LONG: .23500

. 1650 US

.5193

.1620 VS

.4388

. 1670 US

.4322

.2380 US

. 1687

.2350 US

.1463

46,737.00
46.737.00

35, 104. 00
35, 104. 00*

34,576.00
34,576.00*

16,870.00
16,870.00*

13,167.00
13,167.00

I'I.EASE HEPOR, ANY
r (,RREr;IED Wl L RF

ADI))i INVESTOR SEBBV3)RES) IDKZ)83 whlsis/189189ad subsidiary of the Archer Daniels Mlelar c Dempsey
DIFFERENCES OR OEJECTIONS IMfrlEDIATELY YOLIR FAILURE TO IMMEDIATELY EXERCISE YOUP RIC IT TO HAVE DIF-5 IENCES OP Oe IE ION,,

DEEMED GIUP, AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED
ro.ri r1" I'.A I...tel ). r. i..



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of _h'ade BuiIding

]4] _V, Jackson Bird • Suite 1600A

Chicago, lllinios 60604-3190

MONTHLY C,OMMODI rY SIA1 EMEN f

PAGE

STATEMENT DATE: APE 29, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHET/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/25/0 8 CALL JUL ii NYM NAT GAS E 4750 C .2400 US 21,400.00

8* OPTION MARKET VALUE .2675 21,400.00-

880.00 LIM EXPIRE 6/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

3/02/1 8 CALL SEP ii NYM NAT GAS E 4800 C .1650 US 31,448.00

8* OPTION MARKET VALUE .3931 31,448.00"

720.00 LIM EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

10/25/0 8 CALL AUG Ii NYM NAT GAS E 4950 C .2450 US 21,216.00

8* OPTION MARKET VALUE .2652 21,216.00,

EXPIRE 7/26/11

AVERAGE LONG: .24500

LAST TRADE DATE: 7/26/11

3/02/1 12 CALL OCT ii NYM NAT GAS E 5100 C .1600 US 42,252.00

12" OPTION MARKET VALUE .3521 42,252.00*

EXPIRE 9/27/11

AVERAGE LONG: .16000

LAST TRADE DATE: 9/27/11

2/02/1 7 CALL JUL II NYM NAT GAS E 5150 C .1840 US 8,785.00

7* OPTION MARKET VALUE .1255 8,785.00*

EXPIRE 6/27/11

AVERAGE LONG: .18400

LAST TRADE DATE: 6/27/11

2/02/1 7 CALL AUG ii NYM NAT GAS E 5300 C .1840 US 10,906.00

7* OPTION MARKET VALUE .1558 10,906.00-

EXPIRE 7/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 7/26/11

10/27/0 9 CALL SEP II NYM NAT GAS E 5350 C .2380 US 18,045.00

9* OPTION MARKET VALUE .2005 18,045.00-

EXPIRE 8/26/11

AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

2/02/1 8 CALL SEP ii NYM NAT GAS E 5500 C .1840 US 13,200.00

8* OPTION MARKET VALUE .1650 13,200.00"

EXPIRE 8/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 8/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

_f TA q -Oi _X FiF{OFa,DS SUBJECTTO TEFIMSA,_JDCONDIrlONS ON REVERSE SIDE C(3D_D SVM[:;OLSAtiE _.X_l AlfrED !IN f._L._t._[ '.:_1[[:

? ADM Ilx(VESTOR SERVICES, INIC.
C'hicahn Board uf Trade Buildinn

I-If yy I icl Yrrn (3IT d ~ Suits Ih(IBA

ADM l 'hicngri, (firn(os O(fh(fs-BIQ(f

MONrH V r Drr Mni Ir 7 Siair'L Err r

paos 2

STATEMENT DaTSr APR 29. 2011

ACCOUNT NUMBERr 121 X2068

SALESMAN NUNSERi 121 X121

ZNTRODUCED BY: RBC.WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
Po SOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATBNENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

10/25/0

LONG/SUY SHRT/BBLL DESCRIPTION EX PRICE/LEGND CC

8
8*

.2400 UB

.2675
CALL JUL 11 MYM NAT GAS E 4750 C

OPTION MARKET VALUE
880. 00 LIN EXPIRE 6/27/11

AVERAGB LONG: .24000

LAST TRaDE DATRi 6/27/11

DEBIT CRBDIT

21,400.00
21,400.00

3/02/1 8
8*

CALL SEP 11 NYN IU(T GAS E 4800 C
OPTION MARKET VALVE

720.00 LIM EXPIRE 8/26/11
AVERAGE LONG: . 16500

LAST TRADB DATE: 8/26/11

. 1650 Us

. 3931
31,448.00
31,448.00

10/25/0

3/02/1

2/02/1

2/02/1

10/27/0

2/02/1

8
8

12
12*

7
7

7
7*

9
9*

8
8*

CALL AUG 11 NYM NAT QAS E 4950 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVERAGE LONG: .24500

LAST TRADE DATBi 7/26/11

CALL OCT 11 NYM NAT GAS E 5100 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGE LONG: .16000

LAST TRADE DATE: 9/27/11

CALL JUL 11 NYM NaT GAS E 5150 C
OPTION MARKBT VALUE

EXPIRE 6/27/11
AVERAGB LONGr . 18400

LAST TRADE DATE, 6/27/11

CALL AUG 11 NYM NAT Gas B 5300 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVERAGB LONG: .18400

LAST TRADE DATBr 7/26/11

CALL SBP 11 NYN NAT QAS E 5350 C
OPTION NARRET VALUE

BXPZRE 8/26/11
AVSRAGS LONG: .23800

LAST TRADE DATE: 8/26/11

CALL SEP 11 NYM NAT GAS E 5500 C
OPTION MARKET VALUE

RXPIRB 8/26/11
AVERAGE LONG: .18400

.2450 Us

.2652

.1600 Us

.3521

. 1840 US

.1255

,1840 va
. 1558

.2380 VS

.2005

. 1840 US

. 1650

21,216.00
21, 216. 00*

42,252.00
42,252.00*

8,785.00
8,785.00*

10,906.00
10.906.00*

18.045.00
18,045.00

13,200.00
13,200.00*

LAST TRADE DATEr 8/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE To IMIAEDIATELY EXERCISE YOUR RIGHT TD IIAY DIF=EREI CES, F ori Ir'C lic'Is
r'nliliFCII=D iVILL BE DEEAiED Y,.UR AGREEI(ENT THAT THIS STATEMENT IS CDRRECTAND RATIFIED

*'Ir!IE ro Ert.'. 4 or,trot'I'rtrnr "I' ro



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of ]]'ade Building

1471 W. Jackson Blvd. * Suite 1600A

Ch i ca go, l lli n los 60604-3190

MON fH _Y COMMODI [Y SIAi" EMEN r

PAGE

STATEMENT DATE: APR 29, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY_ RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU _L_VE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/18/0 12 CALL OCT ii NYM NAT GAS E 5500 C .2650 US 27,648.00

12- OPTION MARKET VALUE .2304 27,648.00*
EXPIRE 9/27/11

AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

11/17/0 I0 CALL NOV II NYM HAT GAS E 5600 C .2550 US 24,320.00

i0" OPTION MARKET VALUE .2432 24,320.00*

EXPIRE 10/26/11
AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C .2350 US 47,411.00

13- OPTION MARKET VALUE .3647 47,411.00-
EXPIRE 12/27/11

AVERAGE LONG: .23500

LAST TRADE DATE: 12/27/11

10/29/0 40 CALL NOV ii NYM NAT GAS E 5700 C .2850 US 87,400.00

40* OPTION MARKET VALUE .2185 87,400.00*
EXPIRE 10/26/11

AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 C .2400 US 55,275.00

15- OPTION MARKET VALUE .3685 55,275.00*

EXPIRE 1/26/12

AVERAGE LONG: .24000

LAST TRADE DATE: 1/26/12

8/26/0 7 CALL JUL 11 NYMNAT GAS E 5900 C .1850 US 1,701.00

7* OPTION MARKET VALUE .0243 1,701.00-

EXPIRE 6/27/11
AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

8/31/0 8 CALL SEP ii NYM NAT GAS E 5900 C .2750 US 7,840.00

8* OPTION MARKET VALUE .0980 7,840.00*
EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

9/30/0 12 CALL OCT ii NYM NAT GAS E 5900 C .2400 US 17,712.00

12- OPTION MARKET VALUE .1476 17,712.00-

EXPIRE 9/27/11
AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OB !ECTION,_
C([]F{RECIED WILL BE DEEMED YfDUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
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STATEMENT DATE: APR 29, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBERr 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARS UNABLS To RESOLVE WITH YOUR BROKER,
PLRASB CONTACT ADNZS CUSTOMBR SSRVICE AT
I/800/654-0461 or 312/242-7200.

10/18/0
LONG/BUY SHRT/SELL DSSCRZPTION BX PRICS/LEGND CC

12
12* .2650 US

.2304
CALL OCT 11 NYM NAT GAS R 5500 C

OPTION MARKET VALUE
EXPIRE 9/27/11

AVERAQB LONGr .26500

DEBIT CREDIT

27,648.00
27,648.00*

11/17/0 10
10*

LAST TRADE DATEr 9/27/11
CALL NOV 11 NYM NAT GAB E 5600 C .2550 US

OPTION MARRET VALUE .2432
EXPIRE 10/26/11

AVSRAQB LONGr .25500

LAST TRADE DATE: 10/26/11

24,320.00
24,320.00*

2/15/1

10/29/0

2/15/1

8/26/0

8/31/0

9/30/0

13
13

40
40

15
15

7
7*

8
8

12
12

CALL JAN 12 NYM NAT Qlls B 5650 C
OPTION MARKET VALUE

EXPIRE 12/27/11
AVSRAGB LONG: .23500

LAST TRADE DATSf 12/27/11
CALL NOV 11 NYM NAT GAS E 5700 C

OPTION MARKET VALUE
BXPIRS 10/26/11

AVSRAQS LONG: .28500

LAST TRADE DATBf 10/26/11
CALL PSB 12 NYM HAT GAS 8 5700 C

OPTION MARKET VALUB
EXPIRE 1/26/12

AVERAGE LONG: .24000

LAST TRADE DATE: I/26/12
CALL JUL 11 NYM NAT GAS E 5900 C

OPTION MARKET VALUE
RXPZRB 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATEr 6/27/11
CALL SEP 11 NYM NAT GAS S 5900 C

OPTION MARKBT VALUE
EXPZRS 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11
CALL OCT 11 NYM NAT GAS E 5900 C

OPTION MARKET VALUE
EXPIRE 9/27/11

AVSRAGE LONG: .24000

LAST TRADE DATE: 9/27/11

,2350 US
.3647

.2850 US

. 2185

.2400 US

.3685

. 1850 US

.0243

.2750 US

.0980

.2400 US

.1476

47,411.00
47. 411. 00

87,400.00
87,400.00*

55.275.00
55,275.00*

1,701.00
1,701.00*

7,840.00
7,840.00*

17,712.00
17,712.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels M dland Company
PLEASE REPORT ANY DIFF'ENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIF=EHENCE'F IID IEC I( NsF(l'fill ki:I LIT VII L HE f)FE"AED Ynf,'P AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED
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STATEMENT DATE: APR 29, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

12/02/0 35 CALL DEC Ii NYM NAT GAS E 5900 C .3050 US 80,500.00

35* OPTION MARKET VALUE .2300 80,500.00*

EXPIRE 11/23/11

AVERAGE LONGs .30500

LAST TRADE DATE: 11/23/11

8/31/0 7 CALL AUG ii NYM NAT GAS E 5950 C .2200 US 3,717.00

7* OPTION MARKET VALUE .0531 3,717.00.

EXPIRE 7/26/11

AVERAGE LONGz .22000

LAST TRADE DATE: 7/26/11

2/02/1 12 CALL OCT II NYM NAT GAS E 5950 C .1700 US 16,752.00

12" OPTION MARKET VALUE .1396 16,752.00.

EXPIRE 9/27/11

AVERAGE LONG: .17000

LAST TRADE DATEs 9/27/11

3/01/1 22 CALL MAR 12 NYM NAT GAS E 6000 C .1950 US 62,898.00

3/02/1 12 CALL MAR 12 NYM NAT GAS E 6000 C .1820 US 34,308.00

34* OPTION MARKET VALUE .2859 97,206.00*

EXPIRE 2/24/12

AVERAGE LONG: .19041

LAST TRADE DATE: 2/24/12

4/04/1 14 CALL APR 12 NYM NAT GAS E 6000 C .1900 US 28,476.00

14" OPTION MARKET VALUE .2034 28,476.00*

EXPIRE 3/27/12

AVERAGE LONG: .19000

LAST TRADE DATE: 3/27/12

1/04/1 13 CALL OCT ii NYM NAT GAS E 6200 C .1900 US 13,702.00

13- OPTION MARKET VALUE .1054 13,702.00-

EXPIRE 9/27/11

AVERAGE LONG: .19000

LAST TRADE DATE: 9/27/11

9/22/0 8 CALL SEP II NYM NAT GAS E 6250 C .1650 US 4,944.00

8* OPTION MARKET VALUE .0618 4,944.00*

EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATEs 8/26/11

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C .3200 US 47,424.00

24* OPTION MARKET VALUE .1976 47,424.00*

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIF;'^ERENCES OR OB!ECTIONS
C--ORI:_EC IED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,
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STATEMENT DATB: APR 29, 2011

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH.MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY OUBSTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKBR,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

12/02/0

LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC

35
35*

.3050 US

.2300
CALL DEC 11 NYM NAT GAS E 5900 C

OPTION MARKET VALUE
EXPIRE 11/23/11

AVERAGB LONQI .30500

DEBIT CREDIT

80,500.00
80,500.00*

8/31/0

2/02/1

3/01/1
3/02/1

4/04/1

1/04/1

7
7"

12
12*

22
12
34*

14
14*

13
13

LAST TRADE DATBI 11/23/11

CALL AUG 11 NYM NAT GAS B 5950 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVERAGE LONQI .22000

LAST TRADE DATE: 7/26/11
CALL OCT 11 NYH NAT GAS E 5950 C

OPTION MARKET VALUE
EXPIRE 9/27/11

AVERAGS LONQr .17000

LAST TRADE DATEr 9/27/11

CALL MAR 12 NYM HAT QAS E 6000 C
CALL NAR 12 NYM NAT QAS E 6000 C

OPTION MARKET VALUE
EXPIRE 2/24/12

. 19041AVERAGE LONG

LAST TRADB DATBr 2/24/12

CALL APR 12 NYM NAT QAS E 6000 C
OPTION MILRKET VALUE

EXPIRE 3/27/12
AVERAGE LONG: .19000

LAST TRADE DATE: 3/27/12

CALL OCT 11 NYM NAT QAS S 6200 C
OPTION MARKBT VALUE

EXPIRE 9/27/11
AVBRAGE LONG: .19000

.2200 US

.0531

. 1700 US

. 1396

. 1950 Us

. 1820 US

.2859

. 1900 Us

.2034

. 1900 Us

. 1054

3,717.00
3,717.00*

16,752.00
16,752.00*

62,898.00
34,308.00
97.206.00

28,476.00
28,476.00*

13,702.00
13,702.00*

9/22/0 8
8*

LAST TRADE DATE I 9/27/11

CALL SEP 11 NYM NAT GAS E 6250 C . 1650 Us
OPTION NARKBT VALUE .0618

EXPIRE 8/26/11
AVERAGB LONQI . 16500

LAST TRADE DATE: 8/26/11

4,944.00
4,944.00*

1/03/1
24

CALL UAN 12 NYM NAT GAS E 6300 C
OPTION MARKBT VALUE

EXPIRB 12/27/11
AVERAGE LONG: .32000

.3200 Us

. 1976
47,424.00
47,424.00*

LAST TRADE DATEr 12/27/11
ADM INVESTOR SERVICES, INC. a wholly owned subsidiary ol the Archer Daniels M ola-d Company

PLEASt" RFPORT ANY D,FFERENCCS OR OEJ" C IONS IMM DIATELY. YOUR FAILURE TO IMMEDIATELY FXFRCISE YOIJR, II .lT T., IIAYr DIF'E'IFNCF'. CR Dir 'l("I"
TXYI IIECTED wILL Pt DFI WED rOL Fi AOREEMENT I RAT Tt IS STAi EMENT IS CORRECT AND RATIFIED
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ADM INVESTOR SERVICES, INC.

Chicago Board of 'Irade Building

14] W. Jackson Bird • Suite ]600A

Chica_,*o [llinios 60604-3190

MON Fr{LY COMMODIIY S|AI EMEN f
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STATEMENT DATE: APR 29, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

1/31/1 29

29*

713010 8
8*

6/0110 18

18"

710110 8
8*

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

Ii. CONVERTED ACCT VALUE US

SHRT/SELL DESCRIPTION

CALL FEB 12 NYM NAT GAS E 6350

OPTION MARKET VALUE

EXPIRE 1/26/12

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

CALL AUG II NYM NAT GAS E 6750

OPTION MARKET VALUE

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

CALL JUN ii NYM NAT GAS E 6900

OPTION MARKET VALUE

EXPIRE 5/25/11

AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

CALL JUL II NYM MAT GAS E 7000

OPTION MARKET VALUE

EXPIRE 6/27/11

AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

*** SEG USD ***

00

00

00

28,526 50

26,817 00-

937,786 00

EX PRICE/LEGND CC

C .2050 US

.2098

C .2400 US

.0130

C .2050 US

.0001

C .2450 US

.0019

937,786.00

937,786.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US 28,526.50 72,343.00

OPTION PREMIUM US 26,817.00- 484,174.50-

DEBIT CREDIT

60,842.00

60,842.00*

1,040.00

1,040.00"

18.00

18.00"

152.00

152.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels lvlidland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTION<_

COF_RECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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STATEMENT DATBf APR 29, 2011

ACCOUNT NUMBBRf 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMBNT
(7041264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY GUSSTZONS OR ZSSUBS
REQARDINQ YOUR STATEMENT THAT YOU
ARB UNABLE To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

1/31/1

EX PRICB/LEGND CC

29
29*

CALL PEB 12 NYM NAT QAS E 6350 C
OPTION MARKET VALUE

EXPIRE 1/26/12
AVBRAGE LONG( .aosoo

LAST TRADE DATE: I/26/12

.2050 US

.2098

LONG/SUY SERT/SELL DBSCRIPTION DEBIT CREDIT

60,842.00
60,842.00*

7/30/0

6/01/0

7/01/0

8
8*

18
18*

8
8

CALL AUG 11 NYM NAT GAS E 6750 C
OPTION MARKST VALUE

EXPZRE 7/26/11
AVSRAGE LONG: . 24000

LAST TRADE DATE: 7/26/11

CALL JUN 11 NYM NAT GAS E 6900 C
OPTION MARKET VALUB

EXPZRB 5/25/11
AVSRAGB LONG: .aosoo

LAST TRADE DATE: 5/25/11

CALL JUL 11 NYM NAT GAS S 7000 C
OPTION MARKET VALUE

SXPZRE 6/27/11
AVERAGE LONG: .24500

.aooo vs

.0130

.2050 US

. 0001

.2450 US

.0019

1,040.00
1,040.00*

18.00
18. 00

152.00
152.00

LAST TRADB DATB( 6/27/11

1. SEGINNZNG ACCT SAIJINCE
2. PAL AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NET PUTURE6 PAL
5. NET OPTZOH PREMIUM
8. OPTIONS MARRET VALUE

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

SEG USD ***
.00
.00
.00

28 526.50
26,817.00-

937,786.00

937,786.00
937,786.00

*** CURRENT MONTH *** * * YEAR-To-OATS

PUTURES PSL
OPTION PREMIUM

28,526.50
26, 817. 00-

72,343.00
484,174.50-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Rl dland Company
PIE(lSE REPOR ANY D'FFERENCES OR OBJECTIONS IMMEDIATELY YOUR FAILURE To IMMEDIATELY EXERCISE YOUR RIG IT TO HAVE DIF=ERFf CES OR Colo I'IO'Ic

c(iuiilo IED Yfl(I f(E DEEMEf1 rOUR AG GEE I."ENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.



South Carolina

Report as of 4/29/2011 Close

Penod

Closed Positions - May-2002/April-2003 Review

Closed Positions - May-2003/April-2004 Review

Closed Positions - May-2004/April-2005 Review

Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review

Closed Positions - May-2009/April-2010 Review

Closed Positions - May-2010/April-2011 Review

Closed Positions - May-201 l/May-2011 Review

Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450

$1,065,640

$851,680

Realized Value

$2,424,270

$400,810

$795,290

Net Value Realized

Gain or(Loss)

$1,474,82£

($664,830:

($56,3901

$2,463,690 $4,925,500 $2,461,81C

$3,369,220 ($1,385,730) ($4,754,950

$2,908,420 $1,159,981 ($1,748,439

$3,446,030 ($6,147,835) ($9,593,865

$3,599,735 ($12,587,530) ($16,187,265

$2,240,760

$85,53C

$20,980,155

($3,938,546), ($6,179,306)

$C ($85,530)

($14,353,790 ($35,333,945)

$937,786 ($66,774)

($13,416,004

$1,004,56G

$21,984,715 ($35,400,719)

Period

South Carolina

Report as of 4/29/2011 Close

Original Purchase
Cost/Proceeds Realized Value

Net Value Realized
Gain or (Loss)

Closed Positions — Ma -2002/A ril-2003 Review

Closed Positions - Ma -2003/A ril-2004 Review

Closed Positions - Ma -2004/A ril-2005 Review

Closed Positions - Ma -2005/A nl-2006 Review

$949,450

$1,065,640

$851,680

$2,463,690

$2,424,270

$400,810

$795,290

$4,925,500

$ 1,474,82

($664,830)

($56,390)

$2,461,810

Closed Positions — Ma -2006/A ril-2007 Review

Closed Positions - Ma -2007/A ril-2008 Review

Closed Positions - Ma -2008/A ril-2009 Review

Closed Positions — Ma -2009/A ril-2010 Review

Closed Positions - Ma -2010/A nl-2011 Review

Closed Positions - May-2011/May-2011 Review

Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

$3,369,220 ($ 1,385,730)

$2,908,420 $ 1,159,981

$3,446,030 ($6,147,835)

$3,599,735 ($12,587,530)

$2,240,760 ($3,938,546)

$85,530 $0

$20,980,155 ($14,353,790)

$1,004,560 $937,786

$21,984,715 ($13,416,004)

($4,754,950)

($1,748,439)

($9, 593,865)

($ 16,187,265)

($6,179,306)

($85,530)

($35,333,945)

($66,774)

($35,400,719)



Counter
Pedod Tool

p=rty

May-l( Call NYMEX

May-l( Put NYMEX

May-l( Call (Sold I NYMEX

May-l( Call NYMEX

May-l( Put NYMEX

May-l( Call NYMEX

May-l( Put NYMEX

May-lC Call NYMEX

May-lC Put NYMEX

May-l( Call NYMEX

May-lC Call (Sold NYMEX

May-l(; Call NYMEX

May-l(; Call (Sold NYMEX

Ma)'-10 FUTURES NYMEX

May-10 FUTURES NYMEX

May-10 FUTURES NYMEX

May-10 FUTURES NYMEX

Jun-10 Call NYMEX

Jun-10 Put NYMEX

Jun-10 Call (Sold) NYMEX

Jun-10 Call NYMEX

Jun-10 Put NYMEX

Jun-10 Call NYMEX

Jun-10 Put NYMEX

Jun-10 Call NYMEX

Jun-10 Put NYMEX

Jun-l( Call NYMEX

Jun-l( Call (Sold) NYMEX
Jun-l( Call NYMEX

Jun-l( Call (Sold) NYMEX

Jun-l( FUTURES NYMEX

Jun-l( FUTURES NYMEX

Jun-lC FUTURES ! NYMEX

Jun-lC FUTURES NYMEX

Jul-lC Call NYMEX

Jul-lC Put NYMEX

Jul-lC Call (Sold) NYMEX

Jul-lC Call NYMEX

Jul-10 Put NYMEX

Jul-10 Call NYMEX

Jul-10 Put NYMEX

Jul-10 Call NYMEX

Jul-10 Put NYME_

Jul-10 Call NYMEX

Jul-lO Call (Sold) NYMEX
Jul-10 FUTURES NYMEX

Jul-10 FUTURES NYMEX

Jul-10 FUTURES NYMEX

Jul-10 FUTURES NYMEX

Aug-10 Call NYMEX

Aug-l( Put NYMEX

Aug-l(Call(Sold) NYMEX

Aug-lC Call NYMEX

Aug-l( Put NYMEX

Aug-l(Call(Sold) NYMEX

Aug-lC Call NYMEX

Au_I-I£ Put NYMEX

AU_I-I£ Call NYMEX

Aug-l( Put NYMEX

Aug-l( Call NYMEX

Aug-l¢ Put NYMEX

Aug-l( Call (Sold) NYMEX

Aug-10 FUTURES NYMEX

Aug-10 FUTURES NYMEX

Aug-10 FUTURES NYMEX

Aug-10 FUTURES NYMEX

Aug-10 FUTURES NYMEX

Sap-10 Call NYMEX

Sap-10 Put NYMEX

Sap-10 Put NYME_(

Sap-10 Call (Sold) NYMEX

Sap-10 Call NYMEX

Sap-10 Call NYMEX

Sep-10 Put NYMEX

Sap-l( Call (Sold) NYMEX

Sap-l( FUTURES NYMEX

Sap-l( FUTURES NYMEX

Sep-l( FUTURES NYMEX

Oct-l( Call NYMEX

Oct-lC Put NYMEX

Oct-lC Call (Sold NYMEX
Oct-l( Call NYMEX

Oct-l( Put NYMEX

Oct.1( Call NYMEX

Oct-10 Call (Sold NYMEX

Oct-10 FUTURES NYMEX

Oct-10 FUTURES NYMEX

Nov-10 Call NYMEX

Nov-10 Call(Sold) NYMEX

South Carolina May-20101Aprll-2011 Review

Report as of 4/2912011 Close

Original MMBtus Trade I
Purchased Per Strike/Fixed Purchase , Purchase Expiration Realized

Trade Date Month Pdr.e Pdce Cost/Proceeds ExplrctionDate Price Value

7/28/200_ 60,000 $9.10 $1.009( $60_54C 4/27/201C $6.000 $(

7/281200E 601000 $6.80 ($0.3400 ($20r40£ 41271201£ $0.000 $(

712812008 60_000 $16.00 ($0.1400 ($8_400'_ 4/27/201£ $0.000 $(

811112008 60_000 $9.351 $0.520( $49,200 41271201£ $6.000 $(

811112008 60r000 $7,0( ($0.300( ($18r00(; 41271201£ $6.000 $(

91412008 60_000 $9.1! $0.660C $39_600 4/27/201C $0.000 $£

91412008 60,000 $6.5( ($0.1500' ($9_0001 41271201(; $0.000 $£

91512008 60r000 $9% = $0.660£ $39r600 41271201(; $0.000 $C

91512008 60,000 $6.5( ($0.150£ ($9r000) 412712010 $0.000 $C

10/14/2008 190,000 $9.2`= $0.530¢ $100r700 412712010 $0.000 $C

10/14/2008 190r000 $13.2`= ($0.080C ($15T200) 412712010 $0.00( $0

10/301200_ 180r000 $10.2_ $0.4100 $73f800 4/27/2011 $0.00( $0

10/3012008 180_000 $13.2E 150.1400 ($25,200 4127/2010 $0.00( $0

412712010 60r000 $0.00 $4.2160 $0 412712010 $0.00( ($155_04(;

41271201( 60r00( $0.00 $4.2160 S0 4/27/2010 $0.00( ($167p040 I

4/27/2010 60_00( $0.0(; $4.2160 $0 41271201( $0.00( ($137_040 I

4/27/201( 60r00( $0.00 $4.2160 $0 4127/2010 $0.00C ($137,040)

7128/2008 70p00( $9.25 $1,0090 $70_630 5125/2010 $0.00£ $0

71281200_ 70T00( $6.80 ($0.3400 ($23_800 5/25/2010 $0.00£ $0

71281200_ 70r00£ $16.00 ($0.1400) ($9_800 512512010 $0.00C $0

81111200( 60r00£ $9.40 $0.8250 $49_50( 512512010 $0.00C $0

8/11/2004 60_00C $7.00 ($0.3000 ($18r00( 5125/2010, $6.00¢ $0

91412004 70T00£ $9.50 $0.6600 $46r20( 5/25/201( $0.00(; $0

91412004 70r00C $6.50 ($0.1500 ($10,50( 51251201( $0.000 $0

91512004 60,00C $9.40 $0.660( $39_60( 51251201( $0.000 $0

9/51200E 60_00(; $6.50 ($0.1500 ($9_0001 51251201( $0.000 $(

10/14/200E 200,00(_ $9.35 $0.530( $106p00£ 51251201( $0.000 $(

1011412008 200p000 $13.00 ($0.0800 ($16,00£ 51251201£ $0.000 $C

1013012008 200_000 $10.00 $0.470( $94r00C 5/25/201C $0000 $(

101301200 200r000 $13.0( ($0.180( ($36,00C 5125/201C $6.000 $(

51251201(; 701000 $0.0( $4.051£ $(; 51251201 $0.000 ($192r4301

512512010 60_000 $0.0( $4.051C $(; 5/25/201C $0.000 ($176_94(

512512010 70,000 $0.0( $4.051C $0 5125/201C $0,000 ($171r43C

512512010 60_000 $0.0( $4.051C $0 51251201(; $6.000 ($146,94£

81112008 50,000 $9.8( $0.9900 $49,500 612512010 $0.000 $C

8/1/2001 50_000 $7,0£ ($0.270¢ ($13r500) 612512010 $6.00( $C

8/1/200_ 50_000 $15.0£ ($0.200(; ($10r000) 612512010 $6.00( $(;

811112008 60_000 $9.6E $0.8550 $51_300 612512010 $0.00( $0

8/11/200_ 60,00( $7.0C ($0.3300) ($19_800) 612512010 $0.00( $0

9/4/2001 50r00( $9.5(; $0.6600 $33_000 6/25/2010 $6.00( $0

9/4/2008 50_00( $6.5(; ($0.1500 ($7_500 6/2512010 $0.00( $0

91512008 60_00( $9.50 $0.6550 $39_300 612512010 $0.00£ $0

915/2008 60_00( $6.50 ($0.1500 ($9_000 6/25/2010 $6.00£ S0

10114/200_ 160_00( $9.40 $0.5650 $90,40( 612512010 $0.00£ $0

10114/200( 160_00£ $13,00 ($0.1000 ($16_000 6/2512010 $0.00(; $0

6/251201( 50_00E $0.00 $4,8610 $( 612512010 $0,000 ($106r950)

61251201( 60_00£ $000 $4.8610 $( 6/251201( $6.00(; ($128,340

6/25/201 50_00£ $0.00 $4.8610 $( 61251201( $0.00(; ($81_950)

61251201£ 60_00C $0.00 $4.8610 $( 61251201( $0.000 {$98_340

8111200 60_00C $9.90 $1.081( $64_86( 71271201( $0.000 $0!

811/200E 60r000 $7.00 ($0.2800 ($16_8001 71271201( $0.000 $(

8/1/200E 60_000 $15.00 ($0.2500 ($15_000' 71271201( $0.000 $(

812012008 50_000 $9.10 $1.070( $53_50£ 7/27/201( $0.000 $(

812012006 50_000 $7.0( ($0.3500 ($17_500'_ 71271201£ $0.000 $(

812012008 50_000 $14.8( ($0.2000' ($10_00C 7/271201C $0.000 $(

91412008 60_000 $10.0( $0.660£ $39_60(; 71271201£ $0.000 $C

91412008 60_000 $6.5( ($0.15001 ($9_0001 7/2712010 $0.000 $C

9/512008 50_000 $9.9. = $0,650(; $32_500 71271201(; $6.000 $C

915/2008 50_000 $6.5( ($0.150£ ($7,5001 71271201(; $0.000 $£

1012212008 170,000 $8.9£ $0.770(; $130_900 712712010 $0.000 $C

10/22/2008 170z000 $6,0E ($0.300(; ($51_000) 7/27/2010 $0,00( $G

10/22/2008 170_000 $14.0£ ($0.170(; ($28_900) 712712010 $0.00( $(;

7/27/2010 60r00( $0.0C $4.6750 $0 7/27/2011 $0.00( ($139,50(;

7/2712010 50,00( $0,00 $4,6750 $0 7/2712010 $0.00( ($116_25(;

712712010 60_00( $0.0(; $4,6750 $0 7/27/2011 $0,00( ($109_500

7127/2010 50_00( $0,00 $4.6750 $0 7/2712010 $0,00( ($91,250

7/27/201( 170_00( $0.00 $4.6750 $0 7/27/2010 $0.00( ($225,250 I

81291200( 120_00( $9.30 $1.1150 $133_800 8/26/2010 $6.00£ $0

81291200( 40_00( $7.00 ($0.4000) ($16r000) 812612010 $0.00C $0

81291200 80,00C $7.00 ($0.4000 ($32_000 812612010 $0.00£ $0

812912004 120_00C $16.00 ($0.2000 ($24_000 812612010 $0.00£ $0

91512004 110r00¢ $12.80 $0.3400 $37r40( 812612010' $6.00¢ $0

1012012004 180_000 $8.50 $0.9650 $173r70( 8/26/201( $0.000 $0

10/20/200E 180_000 $5.60 ($0.3000 ($54_0001 81261201( $0.00(; $0

10/20/200E 180r00(; $13.95 ($0,2000 ($36_0001 8126/201( $0.000 $0

81171201 80,000 $O00 $3.818 ¢, $( 81261201( $0.000 ($254_484

812612010 40_000 $0.00 $3.818. ¢ $C 8126/201 $0.000 l$127_242

8/26/201C 180_000 $O.0O i $3.818_ $C 81261201( $6.000 {$320_590,

912912008 170r000 $9.0( $1.040( $176_80C 9/27/201C $0.000 $(

912912008 170_000 $6.5( ($0.3000' ($51_000'_ 9/27/201C $0.000 $(

9/29/200_ 170r000 $15.0( ($0.230_ ($39,1001 9/27/201C $0.000 $(

10/712008 180_000 $10.0( $0.700£ $126_000 9/27/201C $0.000 $(

10/712008 1801000 $6.0( ($0.20001 ($3610001 91271201(; $0.000 $£

10/20/2008 260_000 $11.5£ $0.510(; $132,600 9127/201(_ $6.000 $£

10/20/200_ 260_000 $15.0C ($0.20001 ($52_000) 912712010 $0.000 $C

91271201( 170,000 $0.0C $3.8000 $0 9/27/2010 $0.00( ($459r0001

91271201( 180_00( $6.0(; $3.8000 $0 912712010 $0.00( ($396,0001

11/3/2008 300_00( $12.28 $0.4800 $144_000 10126/2010 $0.000( $0

111312008 300,00( $16.00 ($0.1700) ($51,000) 1012612010 $0.00( $0

Net Value Realized

Gain or (Loss)

($60,54¢

$20_40(;

$8_40(;

{$49_200

$18,000

($39r6001

$9r000

($39_600)

$9_000

($100,700

$15_200

($73,800

$25_200

($155,040

($167_040)

($137,040

($137_040)

($70r630 }

$23_800

$9_80(

($49_500

$18_00(

($46,2001

$10_50(

($39r60(

$9r00£

($106,00£

$18_00£

($94,00E

$36_00(;

($192,43(;

($176,94(;

($171,43(;

($146,940

($49,500

$13_500

$10,000

($51,300)

$19_800

($33,000)

$7_500

($39_300 I

$9,000

($90_400)

$16r00(

($106r950

($128,34(

($81r9501

($98_34(

(s64,ssol

$16_8o£

$15_oo£

($53_5o£

$17,5o£

$10_00C

($39,600',

$9_000

($32,5001

$7_500

($130_900)

$51 _000

$28_900

($139,500)

($116_250

($109_500)

($91,250)

($225,250)

($133,800

$16r000

$32r000

$24r000,

($371400

($173r700 '

$54_00(

$36_00(

($254r4841

($127,242'

($320_590'

($176,8001

$51,00C

$39r10C

($126,000

$36_00(;

($132_60(;

$52_000

($459_000

($396,0007

($144_000)
$51 000

Fsea

93.(

93(

93.(

93(

93.(

93,(

93.(

93.C

93,C

294.`=

294`=

279.C

279,C

186.(;

186C

186.(;

186.0

108.5

108.5

108.5

93.0

93.0

108.5

1085

930

93,0

310.(I

310.0

310,(_,

310.(I,

217.0,

186.0_

217.0_

186.C.

77.5_

77.5_

77.5_

93.0_

93.01

77.51

77.5(

93.0(

930(

248.0(

248.0(

155.0(

186.0(

155,0(

186,0(

93,0

93.0(

93,0(

77,5£

77.5£

77.5¢

93.0('

93.0(]

77.5(]

77.5_

263.5_

263.5_

263.50

186.0(3

155.00

186.0_

155.00

52700

186.00

62.00

124.00

186.00

170.5(

279.0(

279.0(

279.0(

248.00

124.0_

558.0£

263.5£

263.5('

263,5("

279.0(]

279.0C

403.0tq

403.0_

527.00

558.00

465.00

465 00

Cob ter Or/Pl I

party Trad O bPencil To I
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A -10 0 I NYM
PulA -1 NYM
Call SoldA 10 N YMEX 8/1/ 00

NYMC 6/20/ M
Put NYMEX

NYMEX
NYMEX

8/2DI DO

6/2DI OM
9/4/200

A 0 a 5 Id

C
Au -1 P t NYMEX !U4/ OD

CallAu NYM 9/sl 00
9/5/ 00

10/22/ 00
P I NYM
Call NYM

A NVMEXP t 10/22/ 00
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UTURE6
FUTURES

NYM 10/22/ 00
A -ID NYM I27I Dla

I27I 010A -10 NYM
Au -10 FU URES NYM I27I 010
A -10 FUTURES

FUTURES
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I Ql 00

A -10 NYM
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P Is -1 I 9/200
s -10 P t N YMEX I200

c 1 sold NYM 9/ 00s -ID
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-10 Caa NYM 10/2D 00
s -10 P I NYM IDI20 008
a 10 Call Sold

FUTURES
NYM 10/20 00
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a F 10 FUTURES NYM I 6/ 01

FUTURES 0/ s/ 01NYM
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1U I 008
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MMEh ~
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Month
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0 000
D 000
0 000
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60 00

190 0
190 00

00
0 00
0 000
00
00

00
0 000
0 OOD

Mo
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0 000
0 000
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0 ODO

200 00
200 000
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0 000
0 000
0 000
OOM
0 000
D ODO

D 00
00 0
00 0

000
Dao

0 00
OON
0 0

1 0 D

0 0
00 0
0 OOD

MO
0 Dao
D ODO

0 000
DOW
00 0
0 00
00 0
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170 0
170 0 00
6D 0 00
5D 0
60 0
50 000

170 00
120 00

40 00
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0 00
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0 000
0 000
0 Dao
DOW
0 OM
Do 0
D 00
0 00
0 OOD

0 000
0 ODO

OON
300 000
300 000

8 Mh Cannb M y-2010/Apre-2011 ibnsw
Re rl as ot 4/29/2011 Close

Mrlka/Fbod
pnb

Ptr/oltab
Price

P lcintb
Cob/P ands

TM 54010 $ 1 0090
$6 80 50 3400 $2D 400

5 DO 50 1400 $8 400
$0 8200 $49 2M

0 $0 3000 $ 18 Mo
15 $0 6MO $39 600

6 5 M 1500 $9 000
91 $ 0 8600 $ 39 600

0 1500
$0 53M
0 0500

$0 410

$9 000
5100 TOD

$ 15 2DO

$ 73 8005 2

$ 25 200D 140
00 4 1

4 1

00
00

$70 631 025
523 0000 50 340

3 M SD 1400 $ 9 DO

40 50 8250
0 $ 0 3DOO

$49 00
518 000
~46 00

$0 15M 510 50D
40 $0 6600 $39 QDO

5 50 1500 59 DOO

MOB 00
5/SDOO

$ 0 5300
5 0 50 0800
5 00 0 4700

536 ODO3 00 $0 1800
0 00 $4 051
0 Da 4 051

405 0
405 0
0 9900

Do
$00 00

$49 50DBD

00 M 2700 $ 13 500
5 00 $0 2000

65 50 8550
ca $0 3300

$ 10 000
I 300

$ 19 800
0 M 660 Dao

6 0 $ D 15M 7 500
$0 6550 9 300

$0 1500
0 $ 0 5850 D 4D

00 $0 1000 $ 1 Daa
00 4 0610

4 8610
Mla

9 90 1 081 564 8 0
16 00070 0 28DO

$ 0 0 2500 15 OOD

1 0700 53 500
OD $0 3500

5 8 $0 000
17 500
10 000
39 600$ 0 $0 66M

M 50 $0 1500 $9 000
95 $0 8500
50 5D 1500

32 500
7 500

$0 77089 $ 3D 9DO
60 $03000 5 I MO

$ 4 00 50 17DO $28 900
0 00 4 crea

4 67500 00
4 67500 00 5D

0 00 4 6750
STSD

I 11530 133 600
0 $ 0 4000 16 000

$0 4000 32 OOD

$0 20D$ 00 24 Mo
37 4DO$0 34$ 2 80 00

$ D 96 $ 73 708 50 50
$0 300 $ 54 Dao

5 BON
5 60

50 2M5 395
3 81 89

$0 0 3 81 89
00 3 81

I D4 176 800
51 DDDMI50 50 30DO

3 00 $0 2300 39 100
5 Daa 0 TDOO 126 00

36 000
132 600

800 50 000
$ 50 05

000 52 0005500 $ 0
0 00 00

00000
$ 144 000
$51 000

$ 2 25 800
$0 17516 00 00
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a*p/recon
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5/73 7CC

554 000
$36 000

$254 454
$ 127 242
$ 320 50D
5170 800

$51 OD

539 10
5126 OM

$ 35 000
$ 132 600

$52 000
$ 459 000
$ 39S 000
5144 Doa

$51 00

93 00
93 M

00
Da

00

00
00

2 450
2 450
2 900
2 9M
186 00
1 DO

1 00
I 0
10 50
10 5D

10 50
9 00
9 00

10 50
la 50
9 00
93 00

310 0
310 00
310 00
31 ~ 00
217 00

1 D

9 0
I 0
7 0
9 W
9 0

2 00
248 0
155 00
186 00
155 00
186 00

9 00
9 00

7 50
7 50
77 5
93 0
9 00
7 5D
7 0

2 0

2 0
6 0

1 00
186 0
155 00
527 00
186 00

00
12

17
9 Da
90

2790
5 00
4 OD

8 00
26 3 50

3 50

e 00
3 00
30

527 OD

558 00
465 00
465 M



Nov-10Call INYMEX11/4/2009
Nov-10Call !NYMEX 3/17/2010

Nov-10 Call NYMEX 31311201l

Dec-l{_ Call NYMEX 1211/2009

Dec-10 Call NYMEX 3110/2010

Dec-10 Call NYMEX 3/30/2010

Dec-10 Call NYMEX 8111/2010

Jan-11 Call NYMEX 1/28/2010

Jan-11 Call NYMEX 2/24/2010

Jan-11 Call NYMEX 3/2412010

Jan-11 Call NYMEX 7/14/2010

Jan-I 1 Call NYMEX 8/2012010

Feb-11 Call NYMEX 1/29/2010

Feb-11 Call NYMEX 212312010

Feb-11 Call NYMEX 3/2412010

Feb-11 Call NYMEX 7/14/201(

Feb-11 Call NYMEX 81171201

Mar-11 Call NYMEX 3121201(

Mar-11 Call NYMEX 31151201(

Mar-11 Call NYMEX 51241201(

Mar-11 Call NYMEX 8111/201(

Apr-11 Call NYMEX 3/31/201(

Apr-11 Call-Offset NYMEX 101251201(

Apr-11 Call (Sold) NYMEX 312612011

Apr-11 Call-Offset NYMEX 212212011

Apr-11 Call (Sold) NYMEX 312812011

SUMMARY:

20,000

100,000

1101000

280_000

130_000

140,000

140,000

150,000

150,00(

160,00(

150100(

150,00(

120r00(

120,00(

110,00(

120,00(

120,00C

180_00C

lOOrOOC

90rOOC

90,00C

260,00C

-80_00C

80,00C

-90_00C

90,00C

12_290,00C

$8.8_ $0.3300

$6.7_ $0.2070

$6.4C $0.1850

$9.0C $0.3600

$7.1_ $0.2200

$6.20 $0.3060

$5.50 $0.1800

$9.20 $0.2600

$7.65 $0.3650

$6.60 $0.3320

$6.60 $0.2000

$5.30 $0.2570

$9,35 $0.2640

$7,75 $0.3650

$6,85 $0.3100

$6.80 $0.2050

$5.85 $0.2150

$8.50 $0.2300

$7,00 $0.3300

$6.50 $0.3000

$5.60 $0.2900

$6.20 $0.3000

$4.30 $0.2300

$4.30 ($0.0740)

$3.95 $0.1440

$3.95 ($0.4240)

$6,600 10/26/2010 $0.000 $C ($6_6001 31.0_

$20_700 10/26/2010 E $0.000' $C ($20,700) 155.0(

$20_350 10126/2010 E $0.00( $C ($20,350) 17051

$1001800 11/23/2010 $0.00( $0 ($100r800) 434.01

$28r600 1112312010 E $0.00( $0 ($28p6001 20151

$42,700 11/23/2010 E $0.00( $0 ($42,700) 2170(

$25_200 11/2312010 E $0.00( $0 ($25r200 217.0(

$39,000 1212712010 E $0.00( $0 ($39,000) 232.51

$54,750 12/2712010 E $000( $0 ($54,750) 232.5(

$53_120 12/27/2010 E $0,00( $0 ($53T120 / 248.0(

$30,000 12/27/2010 E $0,00( $0 ($30,000) 232.5(

$38_550 12/27/2010 E $0.00C $0 ($38r550) 232.5(

$31,680 01/2612011 E $0.00C $0 ($31r680 186.0(

$43r800 01/2612011 E $0.00( $0 ($43,800) 186.0(

$34_100 01/26/2011 E $0.000 $0 ($34,100) 170,5(

$24_600 01126/2011 E $0.00C $0 ($24r600) 186,0(

$25_800 01126/2011 E $0,00C $0 ($25,800) 186.0(

$41_400, 02/2312011 E $0.00C $0 ($41f400 279.0(

$33r00( 0212312011 E $0.00C $0 ($33_000 155.0(

$27_00( 02/23/2011 E $0,00C $0 ($27_000 139.5(

$26_10( 02123/2011 E $0.00C $0 ($26r100 139.5(

$78,00( 0312812011 E $0.00¢ $0 ($78,000 403.0(

$18,40( 0312812011 El $0.000 $0 ($18r4001 124.0(

($5,9201 03/2812011 E $0.00C $0 $5,92( 1240(

$12,96( 03/2812011 E $0000 $0 ($12_960, 139.5(
($38,1601 03128/2011 $0.000 $0 $38r16( 139.5(

2,240,76( (3,938,546) (6,179.306 22.304.50

N -1

No .1

No -1

C ID
Ceo-1

0 I

0
0 I

0
Col

NYM
NYM
NYM
NYM
NYM

3I17I2
3/3U2

10

12/U200
3llol2

I U4/200 20 000
1DO 000
110 00

130 00

00
70
50

360

88 Mo
20 700
20 35D
00 aoo
2 600

to/2 I 01
10/25/ D 0
10I26I D 0

lff2 I 01

I op

0 ODO

0 00
0 00
0 00
0 000

56 6
$20 I
520 3

51DO 50

I 00
5 00
0 50
4 00

01 50
C 1

Dso-10
J ~ 11

0
Ca I

0 I

NYM
NYM

NYM

3/30I2
8/1 U2
U28/2

10
140 00

00140 0
I 0000

0 00
0 00

4 700
2 200
3 ODO

IU
IU
12/

l20 0
/20 0
/20 0

0 000
0 000
0 000

42 0
25 0
39 0

17 00
I 00
3 50

J -11
J 11

J -11

J ~ 11

0 I

Cal
Cal
0 I

NYM
YM

NYM
NYM

2I24I2
103I24I20

TI14I20 10
0/205/2

I 00
I 00

0 000
I 0000

660
6D

5 30

0 5D

0 20
0 000
0 0

5 750
5 120
3 000
3 55D

12/
12/
12I

0 0
/00
loo
/00

0 MD
0 000
0 Mo
0 000

54 750
53 120
30 OM
38 550

3 50
4 00
3 50
3 50

F b-I I

Feb-11
F 5-11

0 I

Col
Col

YM

NYM

NYM

l29/
3/2l2
4/2l2 10

1 DODO

1 0000
1 000 6 85

02 40
0 50
0 1DO

3 68
80

34 0

DN
OU
OU

/01
lo I

lo I

0 Doo
0 Doo
0 000

31 680
43 800
34 100

8 00
6 0

17 5
Fob-11
Feb-11
Meoll
M -11

Maotl
M - I

0
c 0

0
Call
C90

NYM
YM

NYM
NYM
NYM

3/
5/2

10 1 000
1 000
I 0000
IDO 000
90 DDD

5 85
8 0

0 2150
0 2300
0 3300
0 3000

6 80 D 2050 2 60
800
40D
000
000

DU SI
0 10 I Dl

02/ 3/ 0 1

DZ/

I 1102/

OOM
OOM
0 000
0 000
0 00

24 600
25 800

1 400
33 000
27 000

18 0
18 00
27 00
15 00
139 50

A - I

A - 1

A - 1

A - 1

A - 1

SUMMARY

Call
Call
c a.offset
C 5 Sold
c D.offset
Call S Id

NYM
NYM
NYM
NYM

NYM
NYM

al I

3/3U20 0
10/25/20 0
3I28I2011
2I22I2011
3I28/2011

90 OOD

260 000
-80 000
80 000

-ao 000
90 000

12 290 000

0 900
0 00

4 0 $0 30
4 0 $ D 0740
3 5 01440
3 5 $04240

6 100
78 DOO

18 400
$ 5 920
12 960

$ 38 16D

2 240 760

02I

03I
03I
03I
03/

I 011
I 011
I 011
12011
/2011

011

0 00
0 00
0 DOD

0 000
0 OOD

0 Mo
3 938 54

26 100 139 50
78 Mo
18 400

403 00
124 00
124 00$ 5 92

$ 12 960 139 50
538 160 139 50

6 179 306 22 304 50



MMBtus
Counter

Period Tool Trade Detm Purchased

party Per Month

Jun-11 Call 6/1/2010 180,000

Open PoslUons - South Carolina

Report as of 4/2912011 Close

Trade I NYMEX
Strike/Fixed Purchase Purchase

Price Price Cost/Proceeds Expiration Market Market Value
Date Price

$6.90 $0.2050 $36 900 05/25/2011 E $0.0001 $18

Net Value vs.

Current Market

Value

NYMEX ($36,882)

Jun-11 Call NYMEX 1012712010 100,000 $4.70 $0.2380 $23800 05/25/2011 E $0.1687 $16,870 ($6,930)

Jun-11 Call NYMEX 10/29/2010 90,000 $4.75 $0.2350 $21 150 05/25/2011 E $0.1463 $13,167 ($7,983)

Jun-11 Call NYMEX 3/2/2011 90,000 $4.20 $0.1650 $14850 05/25/2011 E $0.5193 $46,737 $31,887

Jul-11 Call NYMEX 7/112010 60,000 $7.00 $0.2450 $19 600 06/27/2011 E $0.0019 $152 ($19,448)

Jul-11 Call NYMEX 8/26/2010 70,000 $5.90 $0.1850 $12 950 06/27/2011 E $0.0243 $1,701 ($11,249)

Jul-11 Call NYMEX 10/25/2010 80,000 $4.75 $0.2400 $19 200 06/27/2011 E $0.2675 $21,400 $2,200

Jul-11 Call NYMEX 2/2/2011 70,000 $5.15 $0.1840 $12 880 06/27/2011 E $0.1255 $8,785 ($4,095)

Jul-11 Call NYMEX 3/2/2011 80,000 $4.45 $0.1620 $12960 06/27/2011 E $0.4388 $35,104 $22,144

Au_-11 Call NYMEX 7/30/2010 80,000 $6.75 $0.2400 $19,200 07/26/2011 E $0.0130 $1,040 ($18,160)

Aug-11 Call NYMEX 8/31/2010 70,000 $5.95 $0.2200 $15,400 07/26/2011 E $0.0531 $3,717 ($11,683)

Au_]-11 Call NYMEX 10/25/2010 80,000 $4.95 $0.2450 $19,600 07/26/2011 E $0.2652 $21,216 $1,616

Au9-11 Call NYMEX 2/2/2011 70,000 $5.30 $0.1840 $12,880 07/26/2011 E $0.1558 $10,906 ($1,974)
Aug-11 Call NYMEX 3/2/2011 80,000 $4.60 $0.1670 $13,360 07/26/2011 E $0.4322 $34,576 $21,216

Sep-11 Call NYMEX 8/31/2010 80,000 $5.90 $0.2750 $22,000 08/26/2011 E $0.0980 $7,840 ($14,160)

Sep-11 Call NYMEX 9/22/2010 80,000 $6.25 $0.1650 $13,200 08126/2011 E $0.0618 $4,944 ($8,256)

Sep-11 Call NYMEX 10/27/2010 90,000 $5.36 $0.2380 $21,420 08/26/2011 E $0.2005 $18,045 ($3,375)

Sep-11 Call NYMEX 2/2/2011 80,000 $5.50 $0.1840 $14,720 08/26/2011 E $0.1650 $13,200 ($1,520)

Sep-11 Call NYMEX 312/2011 80,000 $4.80 $0.1650 $13,200 08/26/2011 E $03931 $31,448 $18,248

Oct-ll Call NYMEX 9/30/2010 120,000 $5.90 $0.2400 $28,800 09/27/2011 E $0.1476 $17,712 ($11,088)

Oct-ll Call NYMEX 10/18/2010 120,000 $5.50 $0.2650 $31,800 09/27/2011 E $0.2304 $27,648 ($4,152)

Oct-ll Call NYMEX 1/4/2011 130,000 $6.20 $0.1900 $24,700 09/2712011 E $0.1054 $13,702 ($10,998)

Oct-11 Call NYMEX 2/212011 120,000 $5.95 $0.1700 $20,400 09/27/2011 E $0.1396 $16,752 ($3,648)

Oct-ll Call NYMEX 3/2/2011 120,000 $5.10 $0.1600 $19,200 09/27/2011 E $0.3521 $42,252 $23,052

Nov-11 Call NYMEX 10/29/2010 400,000 $5.70 $0.2850 $114,000 10/26/2011 E $0.2185 $87,400 ($26,600)

Nov-11 Call NYMEX 11/17/2010 100,000 $5.60 $0.2550 $25,500 10/26/2011 E $0.2432 $24,320 ($1,180)

Call $5.90 $0.3050 $106,750 11/23/2011 E $0.2300 $80,500 ($26,250)Dec-11 NYMEX 12/2/2010 350,000

Jan-12 Call NYMEX 1/3/2011 240,000 $6.30 $0.3200 $76,800 12/27/2011 E $0.1976 $47,424 ($29,376)

Jan-12 Call NYMEX 2/1512011 130,000 $5.65 $0.2350 $30,550 12/27/2011 E $0.3647 $47,411 $16,861

Feb-12 Call NYMEX 1/31/2011 290,000 $6.35 $0.2050 $59,450 01/26/2012 E $0.2098 $60,842 $1,392

Feb-12 Call NYMEX 2/1512011 150,000 $5.70 $0.2400 $36,000 01/2612012 E $0.3685 $55,275 $19,275

Mar-12 Call NYMEX 3/1/2011 220,000 $6.00 $0.1950 $42,900 02/24/2012 E $0.2859 $62,898 $19,998

Mar-12 Call NYMEX 3/2/2011 120,000 $6.00 $0.1820 $21,840 02/2412012 E $0.2859 $34,308 $12,468

Apt-12 Call NYMEX 41412011 140,000 $6.00 $0.1900 $26,600 03/27/2012 E $0.2034 $28,476 $1,876

SUMMARY: 4,380,000 $1,004,560 $937,786 ($66,774)

0 n PosMons - South Csroona
Ra rtas of 4/29/20(t Close

Panes Tool
Counter

par(7

MMMtus
Purchased
Per Month

Strike/Fixed
Price

Purchase Purchase
Price Cost/Proceeds

Trade I
Explratlon

Data

NYMEX
Market
Puce

Market Value
Net Value vs.

CUMI/u Market
VsIUa

Jun-11
Jun-11
Jun-11
Jun-11

Jul-11

Jucll
Jul-11
Jul-11
Jul-11

Au -11

AU9-11

AU -11

AU -11
Aug-11

Sep-11
Sep-11
Sep-11
Sap-11
Sap-11

Oct-11
Oct-11
Oct-11
Ocl-11
Ocl-11

Nov-11
Nov-11

Call

Call

Call
Call

Cell
Call

Call
Call
Call

Cell
Cell
Call
Call
Call

Call
Call

Call

Calf
Calf

Call

Call

Call

Call
Call

Cell
Call

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

6/1/2010
10/27/2010
1 0/29/201 0

3/2/2011

7/1/201 0
8/26/201 0

10/25/2010
2/2/2011
3/2/2011

7/30/201 0

8/31/201 0

10/25/2010
2/2/2011
3/2/2011

8/31/201 0

9/22/201 0

10/27/2010
2/2/2011
3/2/2011

9/30/201 0

1 0/1 8/201 0

1/4/2011
2/2/2011
3/2/2011

10/29/2010
11I17/2010

180,000
100,000
90,000
90,000

80,000
70,000
80,000
70,0 DO

80,0 DO

80,000
70,0DO

80,000
70,000
80,000

80,000
60,000
90,000
80,000
80. 000

120,000
120,000
130,000
120,000
120,000

400,000
100,00D

$6 90

$4 70
$4 75
$4 20

$7 00

$5 90
$4 75
$5.15
$4 45

$6 75

$5 95

$4 95

$5 30
$4 60

$5 90

$6 25

$5 35

$5 50
$4 80

$5 90

$5.50
$6 20

$5 95
$510
$5 70
$5 60

$0 2050
$0.2380
$0.2350
$0.1650

$0 2450
$0 1850
$0 2400

$0 184D
$0 1620

$0 2400
$0. 2200
$0 2450
$0.1840
$0 1670

$0. 2750
$0 1650
$0 2380
$0 1840
$0 1650

$0. 2400

$0 2650

$0 1900
$0 1700
$0 1600

$0. 2850
$0 2550

$36,900
$23,80D

$21,150
$ 14,850

$ 19.600
$ 12.950
$ 19,200
$ 12,880
$ 12,960

$ 19,200
$ 15,400
$ 19,600
$ 12,880
$ 13,360

$22,000
$ 1 3,200
$21,420
$ 14,720
$ 13,200

$28,800
$31,800
$24,700
$20,400
$ 19,200

$ 114,000
$25,500

05/25/2011 E

05/25/2011 E

05/25/2011 E
05/25/2011 E

06/27/2011 E
06/27/201 1 E

06/27/2011 E

06/27/2011 E
06/27/2011 E

07/26/2011 E

07/26/2011 E

07/26/2011 E

07/26/2011 E
07/26/2011 E

08/26/2011 E

DBI26/2011 E
08/26/2011 E
DBI26I2011 E
08I26/2011 E

DB/27/2011 E

DB/27/2011 E

09/27/2011 E

09/27/2011 E
09/27I2011 E

10/26I2011 E
10/26/2011 E

$0 0001

$0 1687

$0 1463
$0 5193

$0 0019
$0 0243
$0 2675
$0 1255
$0 4388

$0 0130
$0 0531
$0 2652
$ D 1558
$0 4322

$0 0980
$0 0618
$0 2005
$0 1650
$0 3931

$0 1476

$0 2304
$0 1054
$0 1396
SD 3521

$ D 2185
$0 2432

$ 18

$ 16,870
$ 13,167
$46,737

$ 152

$ 1,701
$21.400

$8,785
$35,104

$ 1,040
$3,717

$21,216
$ 10,906
$34,576

$7,840
$4,944

$ 18,045
$ 13,200
$31,448

$ 17,712
$27,648
$ 13,702
$ 16,752
$42,252

$87,400
$24,320

($36,882)
($6,930)

($7,983)
$31,887

($ 19,448

($ 11,249)
$2,200

($4,095)
$22,144

($ 18,160)

($ 11,683)
$ 1,616

($ 1,974)
$21,216

($ 14,160)

($8,256)

($3,375)

($ 1,520)
$ 18 248

($ 11,088)

($4,152)
($ 10,998)

($3,648)
$23,052

($26,600)
($ 1,180)

ac-1 1 al Y 12/2/2010 350,000 5 90 0 3050 23 0 80,500 ( 26,250

Jan-12
Jan-12

Fab-12
Feb-12
Ma/-12
Mar-12
Ap/-12

SUMMARY

Call
Cs8

Call
Call

Call
Csf

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

1/3/2011
2/15/2011

1 I 31 /201 1

2I15/2011

3/1/2011
3/2/2011
4 4 2011

240,00D
130,000

290,000
150,000

220,000
120,000
140, 0

4,380,000

$6 30
$565
$6 35
$57D

$6 00
$6 00

$0 3200
$0 2350

$0 2050
$0.2400

$0.1950
$0.1820

$76,800
$30,550

$59,450
$36,00D

$42,900
$21,840

26,600
1,0D4,560

12/27/2011 E
12/27/2011 E

01/26/2012 E
01/26I2012 E

02/24/2012 E
02/24/2012 E

0 /27/2012

$D.1976
$0 3647

SD 2098
$0 3685

$0 2859
$0 2859

0 2034

$47,424
$47,411

$60,842
$55,275

$62.898
$34,308

28,476
937,786

($29,376)
$ 16,861

$ 1,392
$ 19,275

$ 19,998
$ 12,468

1,876
66, 4)


